Introduction
Delay differential equations differ from ordinary differential equations in that the derivative at any time depends on the solution at the prior times. The manner in which the properties of systems of delay differential equations differ from those of systems of ordinary differential equations has been and remains an active area of research, Martin and Ruan (2001) , Raghothama and Narayanan (2002) . Additional information is required to specify a system of delay differential equations because the derivatives depend on the solution at the previous time. It is necessary to provide an initial history function to specify the value of the solution before time t = 0. In many common models the history is a common vector but non constant history functions are encountered routinely.
A lot of research works have been carried out on delay differential equations. Neves and Feldstein (1976) characterized the tree of derivative discontinuity times for state dependent delay differential equations as the zeros with odd multiplicity of equations. Wright (1961) the number of susceptible individuals at time t, is the rate at which individuals enter the population, is the population function and an individual exposed at time t is infectious within the time (t-14, t-12). Optimal control problem is usually described by the control and the state variables. The control variables govern the evolution of the system from one stage to the other and the state variables describe the behaviour of the system in any stage. In this paper, we considered the optimal control of delay differential equations.
II. Materials and Methods
We will use the multiplier method to solve a class of optimal control problems governed by delay differential equations (with delay in x). An optimal control of delay differential equation problem can be posed as Subject to the constraint where and are the state and control vectors respectively. and are constant matrices. and are symmetric positive definite matrices. We need to obtain a control vector which will minimize the quadratic functional in (1) and satisfy the constraint in (2).
III.
Main Results
Example 1
Let us consider the minimization of 
Example 2
We next consider the minimization of Subject to the constraint On using the method of multiplier, we have our results as tabulated in table 3 
IV. Conclusion
In this paper, we have used the multiplier method to solve a class of optimal control problems governed by delay differential equations (with delay in x). This method has a very good convergence as depicted by tables 1 and 2 above.
